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x = x0 + x−∞ · λ− + (x1 − x0) · λ+
+
n∑
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(xk − 2xk−1 + xk−2) · (λ− k + 1)+
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λi = λ− i, i = 1, 2, · · · , n
λ+i − λ−i = λ+ − λ− − i, i = 1, 2, · · · , n (2)
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λ+ · λ− = 0, λ+i · λ−i = 0, i = 1, 2, · · · , n
(3)
2x
3x
+x
=
n=xn
x
2λ
0
λ
λ 3=
λ= x λ=1
0
−
x
 λ=
= 1λ
1 Rm
(3)
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Mw +Nz = q · α
w, z >= 0, α ∈ {0, 1}
wT · z = 0 (4)
M ∈ Rm×n N ∈ Rm×n , q ∈ Rm
w = (w1, w2, · · · , wn)T ∈ Rn
z = (z1, z2, · · · , zn)T ∈ Rn α 0-1
w, z (3) (λ−, λ−1 , · · · , λ−n )T
(λ+, λ+1 , · · · , λ+n )T
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(4) 3 wT · z = 0
wT ·z = 0
0-1 ui (i = 1, 2, · · · , n)
0 <= wi <= Lui
0 <= zi <= L(1− ui)
ui ∈ {0, 1}, i = 1, 2, · · · , n (5)
L (5) 0-1
ui wi, zi
0 (5) (4)
(6) (6)
(4) (6)
Mw +Nz = q · α
0 <= wi <= Lui, i = 1, 2, · · · , n
0 <= zi <= L(1− ui), i = 1, 2, · · · , n
ui, α ∈ {0, 1}, i = 1, 2, · · · , n
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νi >= (|Wk|+ |Zk|) · ρk,
k = 1, 2, · · · ,K
µi + νi <= 1, i = 1, 2, · · · , n
K∑
k=1
ρk = 2
µi, νi, ρk ∈ {0, 1}, i = 1, 2, · · · , n
k = 1, 2, · · · ,K
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n
n
R = {x ∈ Rn | ai <= xi <= bi i = 1, 2, , n} (8)∏ {1, 2, , n}∏
pi = (pi1, pi2, , pin)
n + 1
v0 = (a1, a2, , an)
T
vi = vi−1 + (bpii − apii) epii , i = 1, 2, , n (9)
ei i 1 0
n n x
λ = (λ0, λ1, , λn)
T
x =
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i=0
λiv
i (10)
λi (i = 1, 2, , n)
1
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λi = 1, λi >= 0 (i = 0, 1, , n) (11)
λi (i = 0, 1, , n)
0 x
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x λ 1
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x cross-complementary
x vx n vx
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) vx
i (wi)T · zx = (wx)T · zi = 0
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1 2 3 4 5 6 7 8 9 10 11
i− 100 0 0 0 0 0 0 0 0 0 0
v− 83.3 0 0 0 0 0 0 0 0 0 0
λ− 33.3 1 0 0 0 0 0 0 0 0.33 0
λ−1 33.3 2 1 0 0 0 0 0.6 1 1.33 1
η− 25 1 0.25 0.88 0 0 0 0 0 0 0
η−1 25 2 1.25 1.88 1 0 0 0 0 0 0.5
i+ 0 0 3 0.5 4 2 25 2 3 2 3
v+ 0 0 2.5 3.25 12 10 100 5.8 7 4.67 4
λ+ 0 0 0 1 4.5 2.5 25 0.4 0 0 0
λ+1 0 0 0 0 3.5 1.5 25 0 0 0 0
η+ 0 0 0 0 0 1 25 1 2 1 0.5
η+1 0 0 0 0 0 0 25 0 1 0 0
α 0 1 1 1 1 1 0 1 1 1 1
i −100 0 3 0.5 4 2 25 2 3 2 3
v −83.3 0 2.5 3.25 12 10 100 5.8 7 4.67 4
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1a 1b 2 3 4 5a 5b 6 7 8 9 10 11 12 13
i+ 0 0 1 1 1 0 0 0 0 0 0 100 0 0 0
v+ 1 1 1 0 0 0 0 0 0 1 0 0 0 0 0
λ+ 0 0.5 1 1 1 0.5 1 0 0 0 0.5 0 0 100 0
λ+1 0 0 0 0 0 0 0 0 0 0 0 0 0 100 0
η+ 0 0 0 0.5 1 1 2 1 0.5 0 0.5 0 100 0 0
η+1 0 0 0 0 0 0 1 0 0 0 0 0 100 0 0
i− 0 0 0 0 0 0 0 1 1 1 0 0 100 0 0
v− 0 0 0 0 1 1 1 1 0 0 0 0 0 0 0
λ− 0 0 0 0 0 0 0 0 0 0 0 0 0 0 100
λ−1 1 0.5 0 0 0 0.5 0 1 1 1 0.5 0 0 0 100
η− 1 0 0 0 0 0 0 0 0 0 0 100 0 0 0
η−1 2 1 1 0.5 0 0 0 0 0.5 1 0.5 100 0 0 0
α 1 1 1 1 1 1 1 1 1 1 1 0 0 0 0
i 0 0 1 1 1 0 0 −1 −1 −1 0 1 −1 0 0
v 1 1 1 0 −1 −1 −1 −1 0 0 0 0 0 0 0
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